In the present paper as estimation of unknown pdf derivative of a spline function is suggested. It is studied its some statistical properties which are used to approximate maximal deviation of the spline estimation from pdf with maximum of nonstationary gaussian process.
Introduction
The construction of a confidence interval for unknown probability density function (pdf) trough histogram for the first time has been suggested by Smirnov [1] . Bikel and Rosenblatt [2] , Rosenblatt [3] have considered analogues problem using of Parsen-Rosenblatt's estimation. The problem of construction of a confidence interval for unknown pdf trough spline-function was studied by Muminov and Khashimov [4] . Recently for unknown multidimensional distribution density function the kernel estimation is constructed and similar problem is studied by Muminov [5, 6] .
Several authors have considered the rate of convergence of the distribution of the maximum of difference between Parsen-Rosenblat's estimator and unknown pdf, see, for example, Konakov and Piterbarg [7] [8] [9] . Nevertheless there is no such kind of result for the spline-estimators. The results obtained in this work help to approximate the deviation of spline estimation of unknown density by Gaussian process.
It should be noted that in the works of Lii and Rosenblatt [10], Muminov [11] asymptotical unbiasedness and strong state of the spline estimation are proved. Importance of spline-estimation and its application in statistics are given in the works [5, 12] .
The paper is organized as follows. In Sec. 2 the spline estimation is constructed and some auxiliary results are stated, and also the main theorem is given. The main theorem is proved in Sec. 3.
Results
Let 1 2 , , , n X X X  be independent identical distributed random variables (r.v.) with pdf ( ) f x and let be the cubic spline-function which do interpolation of
is the epirical distribution function of the sample 1 2 , , , n X X  X . Theboundary condition for are ( )
Then the derivative of spline-function is as follows, see Lii [13]
, and for the other values of I, j, . 
and the structure of co-variations of the Gaussian processes
is coincided. We assume that as and the following conditions are fulfilled:
In what follows C and c with or without index is universal positive number.
Theorem. Suppose that the conditions 1) and 2) are satisfied. Then for arbitrary 0
with probability equal to 1. The following assertion is proved by Komlosh et al. [14] . Lemma 1. There exist a probabilistic space ( , , ) F P  where it is possible to define version of the * ( ) 
P n F t t nB t c n x c
For all l and J such that 
Proofs of the Main Results
The proof of Lemma 2 is simple and hence it is omitted. The proof of the main theorem. We have 
ively. Integrating by part we find
to conditions a), b), also Lagrange's meanvalue theorem and form the last inequality we have 
By virtue of lemma 2 when (4) is fulfilled the following is true
.

As a result we have 
The inequality (1) follows from (9) and (10). The pro Theorem is completed.
The theorem allows to approximate the distribution of r.v. 
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